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1- David Hume (1752).

2- Henry Thornton (1802).

3- Irving Fisher (1926).

4- Irving Fisher, (1926).

5- Alban William Phillips (1958).
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1- Milton Friedman.

2- Augmented Phillips Curve.
3-R. E. Lucas.

4-T.J. Sargent.

5- Robert Barro.

6- David Gordon.

7- Gregory Mankiw.

8- A. Leijonhufvud.
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1- Volker Wieland (1998).

2- A. Haldene and D. Quah (1999).

3-U. Soderstrom (2000).

4- L. Meyer, E. Swanson and V. Weiland (2001).

5-J. J. Dolado, R. M. Dolores and F. J. R. Murcia (2002).
6- P. Arestis and M. Sawyer (2002).
7- Taylor’s Rule.
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1- P. Sourico (2002).

2-J. Linde (2002).

3- K. Lawler and T. Katos (2004).

4-Near VAR.

5- Unobservable-Components Methodology.
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M. Apel and P. Jansson, (1999), A Parametric Approach for Estimating Core Inflation and
Interpreting the Inflation Process, Sveriges Riskbank, S-103 37, Stockholm, Sweden.
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1- Triangle Phillips Curve.
2- Gordon (1997).
3- Okun’s Law.
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1- Random Walk with Drift.
2-R. J. Hodrick and E. C. Prescott, (1997).
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1- Seemingly Unrelated Regression.
2- Near-VAR using SUR.
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Walter Enders, (2003).
4- Zellner.
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1- Sims (1980).
2- Schwarz Bayesian Criterion.
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1- Wald Test.
2- Neutrality of Money.
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Sample: 1338 1380
Included ohservations: 43

Autocorrelation Partial Correlation AC PAC

Q-Stat

Prob

0832 0.832
0676 -0.051
0.543 -0.021
0.402 -0.107
0.265 -0.082
0.188 0.118
0.147 0.001
0.162 0.187
0.168 -0.042
10 0.157 -0.057
11 0176 D.101
12 0.171 -0.069
13 0.120 -0.075
14 0.075 -0.021
15 0.048 0.038
16 0.000 -0.058
17 -0.047 -0.063
18 -0.096 -0.063
19 -0.142 -0.074
20 -0.184 -0.072

WO N & WK —

31.894
53.491
67.736
75735
79.321
B1.368
82.530
83.985
B5.594
87.031
88.905
80.740
91.666
92.043
92.201
82.201
92.366
93.084
94.704
97.560

0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
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